1. Detection of non-constancy of parameters in regression and time-series models.
2. Statistical analysis of models with time-varying parameters. The first group of references deals with the change point problem in the context of regression models. Constancy of a sequence of random variables is related to the analysis of residuals which might be performed in order to detect non-constancy of the regression parameters; therefore, papers are also included which discuss the analysis of parameter constancy of (time-ordered) sequences of random variables. Several papers discuss the analysis of constancy of parameters of time series models. The second group of references is concerned with estimation procedures for regression models with time-varying parameters. These papers are of interest because time-varying parameter models might be appropriate for model specification in the presence of non-constancy. Also, such parameterizations can be used to detect instability in the coefficients. Some papers are included which discuss forecasting problems in the situation on non-constant parameters. No or nearly no weight is given to some topics which are related to those mentioned above, viz., continuous sampling inspection, heteroscedasticity, analysis of non-constancy of time-series parameters in the frequency domain, and disequilibrium models. The reason for these limitations lie partly in the subjects, partly in the fact that our efforts had to be restricted.
The close connection of questions of model stability with economic problems leads us to discuss briefly what is known under "structural change" among economists. In economics this notion is not clearly defined. However, a notion related to "structural change" which, in the context of a linear dynamic model, is clearly defined, is the concept of stability. It refers to the dominant root of the characteristic equation of the system: The system is stable if the dominant root lies within the unit circle (cf. Theil and Boot 1962; Oberhofer and Kmenta 1973) . This concept, however, is of little help for defining "structural change" if it is accepted that structural change implies non-constant relations between elements (variables) of the system. Economists speak about structural change not only in this rather concrete sense but also if there are substantial changes in certain characteristics, e.g., the mean, of the endogenous variables of the system. Consequently, the borderline between structural change and stability is not strict, the notion "structural change" is not well-defined, and questions concerning the theoretical motivation of structural change, its measurability, and others, cannot be discussed properly. We hope that this bibliography contributes to a more commonly accepted use of the notion "structural change". This paper resulted as a part of the activities ofa IIASA (International Institute for Applied Systems Analysis, Laxenburg/Austria) Working Group on "Statistical Analysis and Forecasting of Economic Structural Change", a group of statisticians and econometricians which held meetings in 1985 and 1986 . At that time no comprehensive basis in book-form was available on this subject, but four bibliographies: Hinkley et al. (1980 ), Johnson (1977 , 1980 ), and Shaban (1980 . A
